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Nebraska Investment Council

First Quarter 2012 Performance Review
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Highlights

_ Tolal Defined Benefit Plan o o $7,795,566,637
" Defined Cont & Deferred Comp.~ = =+~ e 8
Benefit

$086,785,425

$2,455,613, 314
- $246,688,918:
$338,037,109

~ Coliege Savmgs Plan
ﬁ_-_":‘State Farm CSP:.
_ Heaith Care Endowment
-~ 5050 Endowments
_ Excess Liability Fund o
ClnHouseTrusts o

____Operatmg investment Pool (Internal Govemment
 Galliard Asset Management (External) - -
_ Operatsng Investment Pool (internal Corporate) _
. Time Deposit Open Account . R e §35(145,040.
University of Nebraska Founciahon $246,166,816
Total ) $16 755 999 895

March31 2012

IMo 1Yr 3Yrs 5Yrs 10 Yrs
(%) (%) (%) (%) (%)

Major Cap:tal Marke!s : B e T
Dow Jones U.5. Total Sieck Markei lndex

i :FMSCI All Counlry Worid ex Us: ndex

~ Barclays Universat Bond Index

 Gonsumer Price Inde
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All Plans -- Allocation

College
Savings Pian
147 %
Haitford
Options
02%
Totad Cash
Balance
Benefit
59%
Detned Cont
& Deferred
Comp.
64%
Telal Defined
Beneft Plan
485%

Nebraska Investmenl Councit

State Farm
csp
15%
Heath Care
*-- Endowmenis
0%
£0/50
-~ Endowmentis
6%
Excess
Liabifity
Fund
04%
In-House
Trusts
01%
Operating
lnvestment
Peol {iaL)
1%
Time Deposit
Cpen Account
02%
University of
Hebraska
Foundaton
15%
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Selected* Plans

Market Vatue

(%

‘Total Defined Benefit:
Policy Benchmark

Total Cash Balance Benefi
Policy Benchmark

Health Care Endowment
Health Care Policy

50/50 Endowments
50/50 Endowment Policy

‘Excess Llability Fund: /-
Performance Benchmark

TOlalb.'Pf}f:' LR
Policy Benchmark

Aeronautics; LT
Barclays Treasury Bond Index

Agricultural Development o i T g g9 748 T

Barcf Treasury Bo d Ind

S omeTesa2s

338,037,409

Ending March 31, 2012

3 Mo

7,795,566637 87

598,330,955 © 0 T

98654844817 5045

Fiscal
YTD

1¥r
{%)

Inception

3Yrs 5Yrs 10Yrs  Retum
(%) (%) (%) (%)

Since

17.8

CTe 28

*Only includes Plans that have a total fund return. As such, Defined Contribution, Deferred Compensation, Hartford, College Savings Plans, TDOA,

and University Fund N Plan are not shown.

Nebraska lovestment Council

Hewilt ennisknupp

An Aon Hewitt Company




Defined Benefit Performance

Rate of Return %

Quarter Fiscal YTO

1 Year

EEE Tolal Defined Benefit Plan

3 Years

3 Policy Benchmark

5 Years 10 Years inception
B6/30/83

Excess Return - %

-200

Q302
Q1-03
Q303
1-04
Q3-04
Q105
Q305

Quarterly Out Perfermance

Nebraska lrvestment Council

Q1-06

g5 5
& = &
Q o a
Quarterly Performance

gz Quanerly Under Performance

10

Q1-C8)
Q308
Q1-09
Q309
Q110
Q310
-1
Q311
Q112

— Gumulative Excess Performance
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Defined Benefit & Cash Balance Benefit Plans

Market Value
®

T, 568,837

% of
Portiotio

Tolal Definet! Benelt Plan
Porf‘cy Benchme:k

o aaagas0e

“Talal NamU, s Equll.y 77939,837,648° 10
MSCI Al Counlry Wodd
_‘Toiai Globa[ Equnty :
_MSCr Al Coun!.ry Woﬂd JM.'
g Toiai leed Income ; iy
Bartlays Un;versa! Bond .'ndex
‘Tolal Real Estate %
Peiformance Benchmark
"-Total Priva!e Equlty
Wilshire 5000+ 3%
Tolal Cash

008826048

286484001 0

Market Value
(%)

Total Cashﬂala_hée _B_eﬁ_'eﬂl-'-'_'_.'.';- TS
Poliey Benchmark
Total U.5. Equ ty o

Dow Jones U8, To!af Stock Mﬂ{ke”ndex )

“Totat Nor-U.S Equity B

MsCrad Country Worﬂd ex- U S, hw
-Tota[GlobalEqully O il
MSCI Al Country World .'Mi o
Total Fixed Jncome =T
Barclays Universal Bond index
“Totat Rea! Estale | .77
Performance Eenchmark
Total Private, Equﬂy
'.4 J‘sh:re 5000 + 3%

v+ 32,139,288 ¢

000

g 12919.043 1

“-086,785,426 -

355,862,764,

276822411

Cdg607,208 1

WEBAT. 8

% of
Porticlio

71000

CA1e93AL Al

454274544 L

g T

g

Ending March 31, 2012

Fiscal
¥TD
{%)

Rank

grli
21

62

Fiseal
YTD
(%)

3.6

7.3

-1.3
0.3

A

10.3

oAt

g il

34
: :7-9-_.:-:
76

SR
B

1Yr
(%)

4870

4.5

Legl

Rank

: :_29_ o

31

iR

24

i

77

Sigpi

3Yrs
(%)

178

2515

24.5

Arai

196

_2110:.5-.._;

Rank

Lim

inliiae

21

mie

35

Inception

Retuzn

(%) Since

92 dun)
9.3 Jur

et

67 sk

37

o i

85

Ending March 31, 2012

Rank

) B

K .. n . ::; ::_

e |-

iYr
(%)

11.0

404

i1.2

Rank

iYrs
(%}

0.3

28.6

Inception

Refum
(%)

iy
7.5
8.3
o 'IZ: 9 2.':-'7-
1 0 4
g 6.4
42
58
5.6
Gt

Rank Since
Stecz
Dec-02
:Deg-d2
Dec-02
Dec 02
Dac-02
“Aug-05,
Aug-05

'..DE.G:D'Z;
Dec-02

-Nov:04
78 Nov-04

S A unis
6 5 Jun 08

34

Note: YTD return for real esfate nof available at this time.
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Defined Contribution & Deferred Compensation Plans

Ending March 31, 2012

Market VB'(“;) % of Portfolio

1,074.799,468

Total Defined Cont, & Deferred Comp

Market Valug % of Po

@) rtfolio
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College Savings Plans

Ending March 31, 2012

Market Value
($)

aissersit

% of Portfolio

L1000

FirstiNatlonal 1. T
Direct _ 1207147948 528
SRl e S oonnmesgense T
Advisor L . bTFTTEN 218
S ._:__-__._.404’167"955._5-1 Y

C ) 271,109,882

Ending March 31, 2012
Market Value
(%)
64,681,674
T—— T
 State Farm Individual Portfolios - R 4678830

% of Portiolio

Total State Farm College Savings Plan

State Farm Fixed Allocation
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Endowment Plans

Ending March 31, 2012 Inception

Market Value % of 3 Mo 1¥r 3Yrs 5Yrs  10Yrs Return
()  Portiolio %) {%) {%) {%) {%) {%)
364959125

Since

wifolal US Equv
Dow Jones U.S. Tolal Stock Marker l‘ndex

Total Non-U.S, Equity. :
MSCI Al Country World ex-U S, Index

Total Global Equity "~
H3CHAN Coun!ry Worfd .'ndex

s

"ZZ':Total Fied Income : 349‘332,445 ¥ e e T Jun:
0.9 76 7.9 6.2 59 6.3 Jun-97

11,344,942

The Total Endowment includes the Heath Care Endowment, 50/50 Endowment, and the Excess Liability Fund. it does not
include the Heath Care Endowment Fixed as this internally managed.
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In-House Trusts & OIP

Market Value

Ending March 31, 2012 Inception
% of 3 Mo 1Yt 3Yrs 5Yrs  i0Yrs Return Since
Portfolio (%} (%) (%) (%) (%) (%)

Market Value
(%)

Ending March 31, 2012 Inception
% of 3 Mo 1Yr 3Yrs 5¥rs  10¥rs Return Since
Porlfolio (%) (%) (%) (%) (%) (%}
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